Index to Volume 60 


General Index 


Advertising, Competition, and Market Share Instability 

E. Woodrow Eckard, Jr. 
Advertising, Random Sales Response, and Brand Com- 
petition: Some Theoretical and Econometric Implica- 
tions 

Dung Nguyen 
Bank Foreign Lending, Mandatory Disclosure Rules, and 
the Reaction of Bank Stock Prices to the Mexican Debt 
Crisis 

Michael Smirlock and Howard Kaufold 
Commodity Futures Prices: Some Evidence on Forecast 
Power, Premiums, and the Theory of Storage 

Eugene F. Fama and Kenneth R. French 
A Comparison of Annual Common Stock Returns: 1871- 
1925 with 1926-85 

Jack W. Wilson and Charles P. Jones 
Competition and Two-Part Tariffs 

Beth Hayes 
Currency, Trade, and Capital Flows in General Equilib- 
rium 

Charles J. LaCivita 
Did Railroad Deregulation Lead to Monopoly Pricing? 
An Application of q 

Henry McFarland 
Dividend Behavior for the Aggregate Stock Market 

Terry A. Marsh and Robert C. Merton 
Domestic Profit Advantages of Multinational Firms 

Anita M. Benvignati 
Earnings Innovations, Earnings Persistence, and Stock 
Returns 

Roger Kormendi and Robert Lipe 
A General Distribution for Describing Security Price Re- 
turns 

Richard M. Bookstaber and James B. McDonald 
Labor Participation in Corporate Policy-making Deci- 
sions: West Germany’s Experience with Codetermina- 
tion 

Giuseppe Benelli, Claudio Loderer, and Thomas Lys 
Mobility Barriers and Tobin’s g 

Steven Lustgarten and Stavros Thomadakis 


539 
259 
347 
55 
239 
41 
113 
385 
1 
449 
323 
401 
553 
519 


Journal of Business 


Parsimonious Modeling of Yield Curves 

Charles R. Nelson and Andrew F. Siegel 
Predicting the Turning Points of Business and Economic 
Time Series 

John L. Kling 
Price Discrimination through Offers to Match Price 

I. P. L. Png and D. Hirshleifer 
Professionally Managed, Publicly Traded Commodity 
Funds 

Edwin J. Elton, Martin J. Gruber, and Joel C. Rentzler 
Regulation of International Trade in the United States: 
The Tokyo Round 

Don P. Clark 
The Relation between Mean-Variance Efficiency and Ar- 
bitrage Pricing 

Mark Grinblatt and Sheridan Titman 
Some Further Evidence on the Stochastic Properties of 
Systematic Risk 

Daniel W. Collins, Johannes Ledolter, and Judy Ray- 

burn 
Taxes and Stock Return Seasonality: Evidence from the 
London Stock Exchange 

Marc R. Reinganum and Alan C. Shapiro 
A Theory for the Choice of Exchange Medium in Mergers 
and Acquisitions 

Robert G. Hansen 
Value Line Rank and Firm Size 

Gur Huberman and Shmuel Kandel 
Why Do Hot Dogs Come in Packs of 10 and Buns in 8s or 
12s? A Demand-Side Investigation 

Eitan Gerstner and James D. Hess 


Index to Authors 


Giuseppe Benelli, Claudio Loderer, and Thomas Lys 
Labor Participation in Corporate Policy-making Deci- 
sions: West Germany’s Experience with Codetermina- 
tion 

Anita M. Benvignati 
Domestic Price Advantages of Multinational Firms 

Richard M. Bookstaber and James B. McDonald 
A General Distribution for Describing Security Price 
Returns 

Don P. Clark 
Regulation of International Trade in the United States: 
The Tokyo Round 

Daniel W. Collins, Johannes Ledolter, and Judy Rayburn 


608 
473 
4 
201 

365 

175 

297 

97 

425 

281 
577 

491 

553 

449 

401 | 

297 

425 


Index to Volume 60 609 


Some Further Evidence on the Stochastic Properties of 
Systematic Risk 

E. Woodrow Eckard, Jr. 
Advertising, Competition, and Market Share Instabil- 
ity 

Edwin J. Elton, Martin J. Gruber, and Joel C. Rentzler 
Professionally Managed, Publicly Traded Commodity 
Funds 

Eugene F. Fama and Kenneth R. French 
Commodity Futures Prices: Some Evidence on Fore- 
cast Power, Premiums, and the Theory of Storage 

Eitan Gerstner and James D. Hess 
Why Do Hot Dogs Come in Packs of 10 and Buns in 8s 
or 12s? A Demand-Side Investigation 

Mark Grinblatt and Sheridan Titman 
The Relation between Mean-Variance Efficiency and 
Arbitrage Pricing 

Robert G. Hansen 
A Theory for the Choice of Exchange Medium in 
Mergers and Acquisitions 

Beth Hayes 
Competition and Two-Part Tariffs 

Gur Huberman and Shmuel Kandel 
Value Line Rank and Firm Size 

John L. Kling 
Predicting the Turning Points of Business and Eco- 
nomic Time Series 

Roger Kormendi and Robert Lipe 
Earnings Innovations, Earnings Persistence, and Stock 
Returns 

Charles J. LaCivita 
Currency, Trade, and Capital Flows in General Equi- 
librium 

Steven Lustgarten and Stavros Thomadakis 
Mobility Barriers and Tobin’s q 

Terry A. Marsh and Robert C. Merton 
Dividend Behavior for the Aggregate Stock Market 

Henry McFarland 
Did Railroad Deregulation Lead to Monopoly Pricing? 
An Application of q 

Charles R. Nelson and Andrew F. Siegel 
Parsimonious Modeling of Yield Curves 

Dung Nguyen 
Advertising, Random Sales Response, and Brand 
Competition: Some Theoretical and Econometric Im- 
plications 

I. P. L. Png and D. Hirschleifer 
Price Discrimination through Offers to Match Price 


539 
175 
55 
| 491 
97 
15 
41 
577 
201 
323 
113 
519 
1 
385 
473 
259 
365 


Journal of Business 


Marc R. Reinganum and Alan C. Shapiro 
Taxes and Stock Return Seasonality: Evidence from 
the London Stock Exchange 
Michael Smirlock and Howard Kaufold 
Bank Foreign Lending, Mandatory Disclosure Rules, 


and the Reaction of Bank Stock Prices to the Mexican 
Debt Crisis 


Jack W. Wilson and Charles P. Jones 


A Comparison of Annual Common Stock Returns: 
1871-1925 with 1926-85 


610 
281 
347 
239 


